Rate of convergence of a stochastic particle method for the Kolmogorov equation with variable coefficients by Bernard, Pierre et al.
Rate of convergence of a stochastic particle method for
the Kolmogorov equation with variable coefficients
Pierre Bernard, Denis Talay, Luciano Tubaro
To cite this version:
Pierre Bernard, Denis Talay, Luciano Tubaro. Rate of convergence of a stochastic particle
method for the Kolmogorov equation with variable coefficients. [Research Report] RR-1924,
INRIA. 1993. <inria-00074750>
HAL Id: inria-00074750
https://hal.inria.fr/inria-00074750
Submitted on 24 May 2006
HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.
L’archive ouverte pluridisciplinaire HAL, est
destine´e au de´poˆt et a` la diffusion de documents
scientifiques de niveau recherche, publie´s ou non,
e´manant des e´tablissements d’enseignement et de
recherche franc¸ais ou e´trangers, des laboratoires
publics ou prive´s.





















































